Office of the Missouri State Treasurer 
ASSET ALLOCATION COMPLIANCE REPORT 
July 31, 2024 


Yield to Minimum Target Maximum Current 
Investment Type Maturity Book Value Allocation Allocation Allocation Allocation 


Linked Deposits $581,147,158 $800 million Linked Deposits 
General Time Deposits $151,475,000 15% Time Deposits 
U.S. Treasuries $1,912,863,848 95% U.S. Treasuries 


U.S. Government Agencies (Non-callable) $3,768,167,732 
U.S. Agency Mortgage Backed Securities $511,592,846 
U.S Agency Callables $8,230,346,380 
U.S. Agency Floating Rate Securities $0 
Commercial Paper $443,248,542 
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Repurchase Agreements $1,972,684,000 
TOTAL 3.27% $17,571,525,505 
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Yield to Maturity: By Asset Class 
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*““The target allocation in the table above indicates general allocation objectives under steady market and economic conditions. However, the target 


allocation will fluctuate throughout the year based on cash flows and changes in the market. 


